Py

. LN
Chin T8 12 VI6 Fhinh H61 Qui
U(m - 55c Lutgng Va! Kllém

: Dinh Gia Thitt



http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

Khoang tin cay cho B,, B, va o>

v Khoang tin cdy cho [,.
Ta nhd lai tinh chAit:

r A A A 4

A A _A_ A

< ~ Trong thuc t& ta thudng st dung phan phdi t sau dé
~ tim khoang tin cay cho B,.

<
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N

<

v Khoang tin cdy cho 3,.

.
. Do thi hAm mat d6 phan phdi x4c suit cia phan
< phdi t nhu sau:

. Goi 1 mot diém 1)
nam trén phan phoi t

. sao cho:

Go1 12 mot di€m
<« " ndm trén phan phoi t

. sao cho:
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v Khoang tin cdy cho 3,.

A A _ A

A _ A
&AL LA LN A

(**)
V6i gid tri ¢t nim gifta bat ding thic kép nay 1a gid tri ¢ tinh
dudc tUr (*) va v6i ¢, la gid tri cia bién t thu dugc tir phdn
phoi t véi mic ¥ nghia a/2 va n — 2 bdc tu do; né thuong diuoc
goi la gid tri toi han cua t tai mic y nghia o/2. Thay (*) vao

(**) ta co:

<
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A _ A

40000

A

-

v Khoang tin cdy cho 3,.

Sip x&p lai (**) ta co:

Phuong trinh trén cho biét khodang tin cay 100(1 — @)% cula
B, Ta co thé viét ngdn gon nhu sau:

Khodng tin cdy 100(1 — )% cua S, :
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A

v Khoang tin cdy cho ;.

A

Lap ludn mdt cach tuong ty ta c6 khoang tin

« " ciycho B;:

A

Hay vi€t mot cdch ngdn gon hon :

A
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v Khodng tin cdy cho o

~ Ta nhé lai tinh chat:
<

- \ (+*

~D0 vay, ta c6 thé st dung phan phdi y? dé thiét lap
< khodng tin cdy cho o> nhu sau:

4 (****)
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v Khodng tin cdy cho o2

Vi gid tri y2 ndm gita bdt ddng thiic kép nay dugc tinh theo

(***)va vdi ,* va ., la haigid tri cia y* (cdc gid tri ti
< han ciia y?) tinh duoc tit bang Chi-binh phuong vdi n — 2 bdc
ty do sao cho chiing cdt ra 100(a/2) phan trim dién tich dudi
ctua phan phoi ¥% nhu minh hoa trong hinh sau:

()

0 2 2 9
X o x X
1- A %
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< 7 Vv Khodang tin ciy cho o>

y &

<4,
~ Thay th€ y2 tix (**%) vao (*¥***) va sdp xép lai cdc
< s6 hang, ta co:

N

4 " Biéu thic nay cho bi€t khodng tin cay 100(1 — @)%
cho &2 Chiing ta c6 thé viét mot cdch ngdn gon sau:

<
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‘ IL KIEM DINH GIA THIET:
‘ CAC BINH LUAN TONG QUAT

Ly thuyét kiém dinh gid thiét 1a xay
‘du’ng cdc quy tic hay thd tuc dé quyét
~dlnh bac bo hay khong bac bd gid thiét

khong. Co6 hai cach tiép cdn bé sung lan
‘nhau dé€ xay dung cic quy tic do,
<
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N

v’ Kiém dinh hai phia hay hai duéi

Quy tic quyét dinh:

Thiét 14p mot khodng tin cdy 100(1 — «) cho p.
Néu ,B theo H, ndam trong khoang tin cdy nay, khong
bdc b0 gid thlet o nhung néu ,B ndm ngoai khodng
nay, bac bo H,
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-

v’ Kiém dinh hai phia hay hai duéi

Cic gid tri cla £ nim trong
khoang nay la hgp 1y theo H, véi
do tin cdy 100(1 — a)%. Do vay,
khong béc bé H néu £ ndm trong
mién nay.

ﬂ,\j —ta/ZQE(ﬂAj)

Hinh 2.1 : Khodng tin cdy 100(1 — a)% cua S
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~ 2. KIEM DINH GIA THIET PHUONG
~ PHAP KIEM DPINH Y NGHIA
<

.

< PE minh hoa, nhg lai ring vSi gid thiét vé
~ phan phoi chuin, bién so:

<

‘~ *)
N
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‘ 2. KIEM DINH GIA THIET: PHUGNG

PHAP KIEM PINH Y NGHIA

e
< ‘ f(t)
N

N t

\ chp nhin

\

-

A A _ A
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2. KIEM PINH GIA THIET: PHUONG
PHAP KIEM PINH Y NGHIA

Kiém dinh ¥ nghia cdc hé sé hoi quy : Kiém dinh ¢

H, B, 2 B, {Ho:ﬂjéﬂ;
f(t) 4 {Hliﬂjq}; O T, 0
7 , I ,
"1 | "1
. 0 0ot
Mién ‘ Mién Mié€n | Mién
B.B6  chidp nhin chap nhan B.Bé

Hinh 2.3: Kiém dinh mét phia

. CuuDuongThanCong.com https://fb.com/tailieudientucntt
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_I_{Ho:ﬁj_ j {HoiﬂjZﬁ; {Hoiﬂjﬁﬂ;
’ ' LH, 1B, > B,

t =L 1 ¢(n-2)
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_
- Bu6c 3: Lap mién bac bd

FW s (it [t

+ W = (-oo;-t ), + W =(t ;+x)
- BuGc 4: Tinh tri thong ké ki€m dinh theo gt H,,
- B,-B]
S )

=7

t
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-Néu t « w _:Kétludn: Bic bd gt H,

-Néu t « w :Ke&tluin: Chua c6 co sd
bac bo gt H,

CuuDuongThanCong.com https://fb.com/tailieudientucntt
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‘ 3. KIEM PINH SU PHU HQP CUA

‘ HAM HOI QUI
.
~ Ta nhd lai:
<~
<
‘ (B, )Y %
< DAt §=72= —— LN )
~ 1°
— 2
‘~ PaeS,= 0o TR0t )
o)
o f Ty
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‘3 KIEM PINH SU PHU HQP CUA

~ HAM HOI QUI
<,
‘ S/ (B,-B)Y %
< Knide:F= Lo SRS ey
) S,/ )
< -2 :
co o o . 0 . .5 « N H :,B =0
~ Gia su chung ta ki€m dinh gia thiet:  ° "°
< H B, %0
~ D€ ki€m dinh gid thi€t trén ching ta 4p dung qui
" HeeEn dinh sau: (5)'Y x
~ -Tinh: F= |
<
T

Lé Kim Long - Pham Thanh Thai |
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‘3 KIEM PINH SU PHU HQP CUA
~ HAM HOI QUI
<

‘ -Néu: F > F (1,n-2) :Bdcbd gia thi€t H,

-Néu: F < F_(1,n - 2) : Khong bdc bd gia thiét H,,.

. 2 ESS 2
-Mic khac:g _ (B,) 2. %, . [ r(n-2)

- : (%)
RSS 2
il %n_z) 1-7r

Vay ta ciing c6 thé tinh F theo (*), sau d6 so sdnh
v6i F_(1,n-2) va cling k€t luidn nhu trén.
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N PANH GIA CAC KET QUA
0 CUA PHAN TiCH HOI QUY

A _ A

& 58 NN N A

Bay gi¥, ta mudn dit cAu hdi vé su thich hdp ctia mo hinh.
M5 hinh phit hop t6i dau? PE trd 15i cAu hdi ndy, ta can mot
sO tiéu chi sau:

A

Thit nhdt, ddu ciia cdc hé s6 udc lugng cé phi hop vdi cdc
ky vong Iy thuyét hay tién nghiém khong?

A

Thit hai, néu 1y thuyét néi rang méi quan hé khong nhitng
chi phut hop ma con phdi cé ¥y nghia thong ké thi chiing ta phdi
xem xét xem no co dung khong?

Thit ba, mé hinh hoi quy gidi thich bién thién trong bién
phu thudc tot dén dau? Ta co thé dung r* dé trd loi cdu hoi

nay. L& Kim Long - Pham Thanh Thai
Khoa Kinh té - NTU
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